where A is a positive number not depending on n. We will show a connection between this estimate and an estimate for Wiener integrals. Let E w { } denote expectation on a Wiener process, that is, a Gaussian process with mean function zero, covariance function min (σ, τ), 0 ^ σ, τ ^ t and sample functions z(σ) with z(0) = 0. for all positive υ 9 where B is a positive number not depending on υ. (1). We now show that the latter estimate implies (3). Since the left side of (3) For the first two terms on the right side of (5) we have ( 6 ) Σ ,
To estimate the third term consider first
. Applying (4) and the above, we have
To get the desired estimate we will use standard integral estimates. For a Ξ> J, the summands in the right side of (8) decrease monotonically with k for fixed v. If a < J, the function has a unique local and absolute maximum at V τrV3 + 2a
In this case if n ^ f *, the summands in the right side of (8) decrease monotonically as & increases and
<8 (l)
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In the case α g: J, (9) holds for any n and in both cases the last integral converges since 0 < a < 1. To complete the proof we fix in (5) n = n* ^ f* in the case α < J or n = n* ^ 1 if a ^ J. Estimates (6), (8), and (9) The Supporting Institutions listed above contribute to the cost of publication of this Journal, but they are not owners or publishers and have no responsibility for its content or policies.
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